



























Ht+1 = Ht + t
(t; t)





M ?????????? T ???????????????? Yt; Vt; ht?M ? T ?






1 0.7 0.707 [0.693,0.713]
2 0.8 0.798 [0.789,0.808]
;1 1.0 1.072 [0.993,1.112]
;2 1.2 1.165 [1.082,1.285]
;1 0.2 0.206 [0.184,0.231]





[1] Tsunehiro Ishihara and Yasuhiro Omori (2012), \Ecient Bayesian estimation of
multivariate stochastic volatility model with cross leverage and heavy-tailed errors\
Computational Statistics and Date Analysis, 56, 3674-3689.
[2] Siddhartha Chib, Yasuhiro Omori and Manabu Asai (2009), \Multivariate stochas-
tic volatility\ in: T.G. Andersen, R.A. Davis, J.-P. Kreiss and T. Mikosch (eds.),
Handbook of Financial Time Series, Springer-Verlag, New York, 365-400.
2
